
ANNUALIZED RETURNS   Strategy Return:     

Returns as of September 30, 2020 Net of Fees Gross of Fees 

Barclays Cap Intermediate  

 US Gov/Credit Bond Index 

 (Total Return) 
Quarter-To-Date 8.04% 8.55% 0.61% 
Year-to-Date 13.37% 14.98% 5.92% 
One Year 19.64% 21.91% 6.32% 
Three Year 9.74% 11.88% 4.43% 
Five Year 8.31% 10.42% 3.39% 
Since Inception: 12/01/2012 5.87% 7.72% 2.67% 

Risk Metrics as of September 30, 2020 
Alpha -0.35% -0.20%  

Beta 0.6465 0.6472   

Sharpe Ratio 0.0422 0.0510   

Standard Deviation 17.40% 17.42%   
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